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68 | Post-priced Indicator of whether the swap transaction VIivVIiVIVv |V
swap satisfies the definition of “post-priced swap”
indicator in § 43.2(a) of the Commission’s regulations.
69 | Price Price specified in the OTC derivative VIV

transaction. It does not include fees, taxes, or
commissions.

For commodity fixed/float swaps and similar
products with periodic payments, this data
element refers to the fixed price of the fixed
leg(s).

For commodity and equity forwards and
similar products, this data element refers to
the forward price of the underlying or
reference asset.

For equity swaps, portfolios swaps, and
similar products, this data element refers to
the initial price of the underlying or reference
asset.

For contracts for difference and similar
products, this data element refers to the initial
price of the underlier.

This data element does not apply to:
* Interest rate swaps and forward rate
agreements, as it is understood that the
information included in the data elements
Fixed rate and Spread may be interpreted as
the price of the transaction.
* Interest rate options and interest rate
swaptions as it is understood that the
information included in the data elements
Strike price and Option premium may be
interpreted as the price of the transaction.
» Commodity basis swaps and the floating leg
of commodity fixed/float swaps as it is
understood that the information included in
the data element Spread may be interpreted as
the price of the transaction.
* Foreign exchange swaps, forwards, and
options, as it is understood that the
information included in the data elements
Exchange rate, Strike price, and Option
remium may be interpreted as the price of




